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Employment
Economist, Federal Reserve Bank of New York, 2015-present

Education

Ph.D., Economics, Princeton University, 2015
M.S., Physics, Universita degli Studi di Roma “La Sapienza,” Summa Cum Laude, 2007
B.S., Physics, Universita degli Studi di Milano, Summa Cum Laude, 2004

Research Interests

Primary Fields Financial Economics, Financial Intermediation, Delegated Portfolio Management
Secondary Fields Financial Econometrics and Market Microstructure

Research Experience

September 2014—June 2015 Research Assistant for Professor Hyun S. Shin, Princeton University

July 2013 Visiting Researcher, Scuola Normale Superiore di Pisa, Quantitative Finance Group
June 2013 Visiting Researcher, INET at the Oxford Martin School

20072010 (multiple visits)  Visiting Researcher, Santa Fe Institute

2007-2009 Research Assistant for Professor J. Doyne Farmer, LUISS University

Teaching Experience

Spring 2013, 2014 FIN 591, Cases in Financial Risk Management (Graduate), Princeton University
Teaching Assistant for Professor Hyun S. Shin

Spring 2014 ECO 363, Corporate Finance and Financial Institutions (Undergraduate), Princeton University
Teaching Assistant for Professor Hyun S. Shin

Fall 2011, 2012 ECO 312, Econometrics: A Mathematical Approach (Undergraduate), Princeton University
Teaching Assistant for Professor Andriy Norets

Spring 2012 ECO 100, Introduction to Microeconomics (Undergraduate), Princeton University
Teaching Assistant for Professor Uwe E. Reinhardt

Spring 2008 Quantitative Analysis of Financial Markets (Graduate), LUISS University
Teaching Assistant for Professor J. Doyne Farmer

Invited Presentations

2015: UBC Sauder, NY Fed, Fed Board, Bocconi University, EIEF, Nova School of Business and Economics,
ECB, BIS, Cleveland Fed, Stockholm School of Economics, WU Vienna

2013: Workshop “Games and Decisions,” Scuola Normale Superiore di Pisa, E. De Giorgi Mathematical
Research Center
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Professional Activities

Referee for Journal of Statistical Mechanics: Theory and Ezperiment.

Honors, Scholarships, and Fellowships

Towbes Prize for Outstanding Teaching, Princeton University, 2012
Princeton University, Doctoral Fellowship, 2009-2014

Universita degli Studi di Roma “La Sapienza,” Scholarship, 2004—2007
Universita degli Studi di Milano, Scholarship, 2001-2004

Working Papers

“Competition, Reach for Yield, and Money Market Funds” (JOB MARKET PAPER)
Available at http://scholar.princeton.edu/glaspada/publications

Work in Progress

“Round-off Error on Nonstationary Long Memory Processes” (with Fabrizio Lillo)
Abstract available at http://scholar.princeton.edu/glaspada/publications

Publications

“The Effect of Round-off Error on Long Memory Processes” (with Fabrizio Lillo), Studies in Nonlinear
Dynamics and Econometrics, 18 (4), 445-482, 2014.

Pre-Doctoral Work
“Tick size and price diffusion” (with J. Doyne Farmer and Fabrizio Lillo), Econophysics of Order-driven
Markets, in F. Abergel, B.K. Chakrabarti, A. Chakraborti, and M. Mitra (eds.), Springer, 2011.

“The non-random walk of stock prices: The long-term correlation between signs and sizes” (with J. Doyne
Farmer and Fabrizio Lillo), European Physical Journal B, 64, 607-614, 2008.

Computer Skills
C, R, MATLAB, Mathematica, Stata, and Fortran

Languages
Ttalian (native), English (fluent), French (basic)
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